In the original publication, Eqs. (3) and (4) should read:
In the above, the (m 9 n) conditional bias (CB) gain matrix for the observation vector, C
is given by:
With the above, Eqs. (5), (7) and (8) in the original publication do not apply. In the original publication, Eqs. (10-12) should read:
In the original publication, Eqs. (19) and (20) should read:
where
In the above, the C matrices are as defined in the original publication.
The above correction results from Bayesian estimation of E½ðZ À HM X ÞjX [see Eq. (36) of the original publication] for which the linear observation equation is given by
T with U T being some (m 9 (n ? m)) nonzero matrix.
